TABLE 12 TO PARAGRAPH (¢)(3)(11): COUNTERPARTY HAIRCUTS

Mortgage Concentration Risk: Not High High Mortgage Concentration Risk | High Mortgage Concentration Risk and
) and Approved Insurer Not an Approved Insurer
CO“;;:;;?gny Performing Loans and RPLs | NPLs |Performing Loans and RPLs| NPLs [ Performing Loans and RPLs | NPLs
30 Year 20/15 Year 30 Year 20/15 Year 30 Year 20/15 Year
Product Product Product Product Product Product
1 1.8% 1.3% 0.6% 2.3% 1.6% 0.7% 2.8% 2.0% 0.9%
2 4.5% 3.5% 2.0% 5.9% 4.5% 2.6% 7.3% 5.6% 3.2%
3 5.2% 4.0% 2.4% 6.7% 5.1% 3.1% 8.3% 6.4% 3.9%
4 11.4% 9.5% 6.9% 14.2% 11.8% 8.5% 17.2% 14.3% 10.4%
5 14.8% 12.7% 9.9% 17.8% 15.2% 11.9% 20.9% 18.0% 14.0%
6 21.2% 19.1% 16.4% 24.0% 21.7% 18.6% 26.8% 242% 20.8%
7 40.0% 38.2% 35.7% 42.0% 40.1% 37.5% 43.7% 41.7% 39.0%
8 47.6% 46.6% 453% 47.6% 46.6% 45.3% 47.6% 46.6% 45.3%




